—. REGFER

# -*- coding: utf-8 -*-

@author: Xingbuxing

date: 20177F05814H

AEFER BT ER RIS TN TSR

import pandas as pd # SApandas , Fl1—h&IpandasE—EIZ0UHpd
import program.config

pd.set_option('expand_frame_repr', False) # LFIKSEIAHRIT

# === \HUE
select_stock = pd.read_hdf(program.config.output_data_path + '/T{EIEAREEER.h5', 'select_stock')
equity = pd.read_hdf(program.config.output_data_path + '/M{EIEAREEER.hS', 'equity’)

# ===YE SN EE AR TN
# RulEs
total_return = (equity.iloc[-1]['equity_curve'] / 1) - 1

# FRWE

# pow(x, y), HExByRTT

# TR  pow((1 + x), FHE) = Bl

# BHES - pow((1 + x), KE) = HukEs

# pow((1 + HUWES), 365) = FHKT

# BIBER . FEm = pow(SMER, 365/KE) - 1

trading days = (equity['3ZHHA'].iloc[-1] - equity['3ZZHHI"].iloc[0@]).days + 1
annual_return = pow(total_return, 365.0/trading_days) - 1

print "SFRES (%) ', round(annual_return * 100, 2)

# ===X0RESHENXIEABEFITIFN
# SRR EGEENE
print equity['EHFKIE"]1.std()

# ERASAREREEXG

# BRAER : NE—ER  BIZBEINEMER | ZESRARNTEIEE, XFEaX  EREMIERT , 2550 .
# TESAZANRSHENRESR

equity[ 'max2here'] = equity['equity_curve'].expanding().max()

# ITERIH R REESZBRIEE | drowdwon

equity[ 'dd2here’'] = equity['equity_curve'] / equity[ 'max2here'] - 1

# HESEXER , LIRS KERHEERE

end_date, max_draw_down = tuple(equity.sort_values(by=['dd2here']).iloc[@][[ '3 HER",
‘dd2here']])

print "ERKEWEI (%) : ', round(max_draw_down * 100, 2)

# TTERAEIRTTIREIE

start_date = equity[equity['3ZZHHEA'] <= end_date].sort_values(by='equity curve',
ascending=False).iloc[0]['3ZZHHA"]

print 'R KEHEIFFEETE", start_date.date()

print 'ERKEHEIZERATE", end_date.date()
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# ===LZ1RIEHR
# MRRA—NERREERE , RERERIHME | FlE / abs (BRAEH)
# PEELY , —RXMETATL , WX RIMESH—TRE.

# ===XSERIEE(EATHN
# SFIEKiE
print 'JESEKIE (%) ', round(select_stock[' FEIYFKEAIE' ].mean() * 100, 2)

# =
print 'FKIE>eLtfl (%) ', select_stock[select stock[' FHIIYiKEAIE'] > 0].shape[0] /
float(select_stock.shape[0]) * 100

# PR
print 'HIFREEAIMEELE] (%) ', select_stock[select stock[' FHIIIFKELIE' ] > select_stock['FrEIRE
TH¥YFKELIE" 1] . shape[@] / float(select stock.shape[@]) * 100

# RAEBKE , SRRRB R

print 'ExKEERGKIE (%) : ', round(select stock[' FHIIIKEKIE' ].max() * 100, 2)

print 'BRKEHEME (%) : ', round(select_stock[' FHAFITFKEME" ].min() * 100, 2) # BPREKTFH®
30% , EREEEDERRE ?

# BEfisiraiEEEI= , (S8EKER , #0 : http://bbs.pinggu.org/thread-4454429-1-1.html

HEAREN R EEIR

# -*- coding: utf-8 -*-

@author: Xingbuxing
date: 20178Fe5H14H
NERAE T ERIER RIS R SRR

import pandas as pd

from program import config

from program import Functions
pd.set_option('expand_frame_repr', False) # ¥ KSBAIAIEIT

# ===1ZBFTARENRERIZIZR
stock_code_list = Functions.get stock_code list _in_one_dir(config.input_data_path+'/stock_data’
stock_code_list = stock code_list[:20]

# ==={EINERFBEEH

# S\ LIHEH

index_data = Functions.import_sh00ee01 data()[['32ZHBHHI'1]
# EEENAR R

all stock_data = pd.DataFrame()

for code in stock_code_list:

print code

)
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# EANEUE , BUNEN BTHE X5

df = Functions.import_stock_data(code, other_columns=['2f{&E"'])

# BREMDIHEMAEH | #2FERE

df = Functions.merge_with_index_data(df, index_data)

# BRSGEHIER N AR, FETE BERXS'. "'®e—KKKIE'. 'RBRE' . 'HHRZRE
# HEHE 8RESHE" | excelERitERE

df = Functions.transfer_to_period_data(df, period_type='m")

# XIEUEH TR

# MipR ERRYE—1B

df.drop([@], axis=0, inplace=True) # FMPRE—ITEUE
# FHARBEAR

df = df[df['3ZZHEE"'] > pd.to_datetime('20051201')]
# ITETREXRKIE. THKIE

df[ ' FEBEXRESHLE' ] = df['ERESMLEE " ].shift(-1)
del df['BREEMHLE"]

df.dropna(subset=[' THBXEAEMEZ '], inplace=True)
df[ " THBKEIE'] = df[ ' BKEXIE'].shift(-1)

# MREARERZBEARS. KERIRE , FAXLREEREEEIAN
df = df[df['BERZ'] == 1]

df = df[df['RE—RIKEIE'] <= 0.097]

# MR ZRES PRIB (7

df = df[df['RPKREL'] / df[ ' TIHARBKREL'] >= 0.8]

# GIEE

all stock_data = all_stock_data.append(df, ignore_index=True)

# BEUEENSURREZAT , S5HEF. reset_index

all stock_data.sort_values(['3ZZHHR', 'BRERS'], inplace=True)
all stock_data.reset_index(inplace=True, drop=True)

print 'BREEUEITE’, len(all_stock_data)

# BEURFER I3

all stock_data.to_hdf(config.output_data_path + '/all_stock_data_sample.h5', 'all stock_data’',
mode="w")

# all_stock_data.to_hdf(config.output_data_path + '/all_stock_data.h5', 'all_stock_data’,
mode="w")

# BRIEAARIEDEER |, AR RE—EERLEEN EiE.

# SRR |, SIRIBRSISRHITIER |
# HEBXLIEIREBFEARall_stock_data.h5H,

— Ay r
=. %R
# -*- coding: utf-8 -*-

@author: Xingbuxing
date: 20177F058514H
REFE R BN AR SRS HELE
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import pandas as pd

import numpy as np

from program import config

from program import Functions

import matplotlib.pyplot as plt
pd.set_option('expand_frame_repr', False) # 45 KZAIAHRIT

select_stock = pd.DataFrame() # select_ stockFBPTFiEIELHAIIREEURE

# MhdfFIHASEEEE

# stock_data = pd.read_hdf(config.output_data_path + '/all stock_data.h5', 'all stock data')
stock_data = pd.read_hdf(config.output_data_path + '/all_stock_data_sample.h5",

'all stock_data')

# FraiRET BITKIE | fEALLRAIbenchmark, BRI LAERRISEHIKIEIEIbenchmark
select_stock['FTERETHAEIYKEIE' ] = stock_data.groupby ('3 HHR" ) [ THRKELIE' 1.mean()

# R EXREHITHES
stock_data[ 'Hfg'] = stock_data.groupby ('35 HER" ) [ 'EHE"].rank()

# EENEI=RAIRE
stock_data = stock_data[stock data[ 'HEZ'] <= 10]
stock_data[ 'BREMRARZ'] += ' '

# ITEERREME%

stock_data_group = stock_data.groupby('ZZHH")
select_stock['BRZEMFS'] = stock_data_group['BEZEAT " ].sum()
select_stock[' FHEIUKIKIE' ] = stock_data_group[' FHIKIKIE' ].mean()

select_stock[' FEAEXRIIYFKEAIE' ]| = stock data_group[' FAEXKEASHZ ' ].apply(lambda x:
list(pd.DataFrame([1.0] + list(np.array(list(x)).mean(axis=0))).pct_change()[0])[1:])
# x = stock_data.iloc[:3][' FAEXREESHLZ' ]

# print x

# print list(x), len(list(x)) # #BxZThklist

# print np.array(list(x)) # 5B[&t

# print np.array(list(x)).mean(axis=0) # REXNEESHLL

# print list(np.array(list(x)).mean(axis=0))

# print [1] + list(np.array(list(x)).mean(axis=0))

# print pd.DataFrame([1] + list(np.array(list(x)).mean(axis=0)))

# print pd.DataFrame([1] + list(np.array(list(x)).mean(axis=0))).pct_change()[0]

# print list(pd.DataFrame([1] + list(np.array(list(x)).mean(axis=0))).pct_change()[0])
# print list(pd.DataFrame([1] + list(np.array(list(x)).mean(axis=0))).pct_change()[0])[1:]
select_stock.reset_index(inplace=True)

select_stock['BEMLZ'] = (select_stock[' FHAIYBKEAIE ] + 1).cumprod()

# ITEBHRSHE

index_data = Functions.import_sh0ee0el data()

equity = pd.merge(left=index_data, right=select stock[['ZZZHHE", 'BREMRHE']1], on=['RXFZHEE"'],
how="1left", sort=True) # JFERERIAZIEHSH

equity[ 'BREMIE'] = equity[ 'BREMFD" ].shift()

equity[ 'BRZEXES" 1. fillna(method="Ffill", inplace=True)



equity.dropna(subset=["'BREMHZ '], inplace=True)

equity[ '"EHKIE' ] = select_stock[' FHEXRFIIKEIE" 1. sum()
# print select_stock[['RZHHEA', 'THBXRFIIZKEIE" 1]
# print select_stock[' FHERXFIIHKEIE' 1. sum()

equity['equity_curve'] = (equity['&HBKIE'] + 1).cumprod()
equity[ 'benchmark'] = (equity[' KEFKEIE'] + 1).cumprod()
print equity

# TFHEEUE

# select_stock.reset_index(inplace=True, drop=True)

# select_stock = select_stock[['RZHHE"', 'REMRE', 'THHIKEIE" , 'FrEiRETBIKENE",
"R 1]

print select_stock

select_stock.to_hdf(config.output data_path + '/F{EIEAREEER.h5', 'select stock', mode='w')
equity.reset_index(inplace=True, drop=True)

equity = equity[['32ZHHI", 'BREMRE', 'BHIKIE', 'equity_curve', 'K&EFKEAIE', 'benchmark']]
print equity

equity.to_hdf(config.output_data_path + '/T{EIEARLER.h5', 'equity', mode='a')
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equity.set_index( '35 HHA', inplace=True)
plt.plot(equity[ 'equity_curve'])
plt.plot(equity[ "'benchmark'])
plt.legend(loc="best")

plt.show()
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